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$v(t)$ : 2 $t\in[0,1]$
$v’(t)0$ for







Player (cdf s) F(x) G(y)
97
$M_{i}(F,G)= \int\int M_{l}(x,y)dF(x)dG(y)$
$M_{i}(x,G)= \int M_{i}(x,y)dG(y)$ ; $M_{i}(F,y)=\mathrm{J}M_{i}(x,y)dF(x)$
3.
2
Player I $x\in[0,1]_{\text{ }}$ Player $y\in[0,1]$
Player $i$ # $M_{i}(x,y)$
(1) $M_{1}(x,y)=\{$
$v(x)$, $0\leq x\leq y$
$rv(x)$, $y<x\leq 1$
(2) $M_{2}(x,y)=\{$
$v(y)$, $0\leq y\leq x$
$rv(y)$, $x<y\leq 1$





$- 0$, $0\leq x<a$
$\mathrm{f}^{f(t)dt}$ , $a\leq x<m$
$- 1$ , $m\leq x\leq 1$
$(a, m)$ pdf $f(x)$ >0 $cdf$









$v(y)[1-(1-r)F(y)]$ , $a\leq y<m$
$\sim rv(y)$ , $m\leq y\leq 1$
$M_{2}(F,y)=\mathrm{c}\mathrm{o}\mathrm{n}\mathrm{s}\mathrm{t}$ for $y\in(a,m)$
$v’(y)[1-(1-r)F(y)]=(1-r)f(y)v(y)>0$ , $a<y<m$












$v(a)=rv(m)$, $a\leq y\leq m$
$- rv(y)<rv(m)$, $m<y\leq 1$
(8) $M_{1}(x,F)=$
$\neg v(x)<v(a)=rv(m)$ , $0\leq x<a$




1. $v(\mathrm{O})\leq rv(m)$ $a^{0}$ $v(a)=rv(m)$ $[0, m]$
– $cdf$ :
$F^{0}(x)=$
$0$ , $0\leq x<a$
$-\{1/(1-r)\}[1-\{v(a^{0})/v(x)\}]$ $a\leq X<m$ .
1, $m\leq x\leq 1$
n $(F^{0}, F^{0})$ (1) (2) 2 0 .
Nash $\langle$ Player $i$ }
$v_{1}=M_{1}(F^{0}, F^{0})=rv(m)$ ; $v_{2}=M_{2}(F^{0}, F^{0})=rv(m)$
2 $[m, 1]$ $v(x)$
$v(\mathrm{O})\succ rv(m)$
2 t\epsilon [0.l] 2
\nu (t)
(9) $M_{1}(x, 0)=rv(x)\leq rv(m)<v(\mathrm{O})$ , $0<x\leq m$
(10) $M_{1}(0, y)=v(\mathrm{O})\succ rv(m)$ , for any $y\in[0,1]$
$M_{2}(0, y)=rv(y)\leq rv(m)<v(\mathrm{O})$ , $0<y\leq m$
$M_{2}(x, \mathrm{O})=v(\mathrm{O})>rv(m)$ , for any $x\in[0,1]$
2
2. $v(\mathrm{O})>rv(m)$ ( $0$ ) $(0,0)$ (1)
(2) 2 $0$ Nash Player $i$
$v_{r’}$ $(i=1,2)$





$t$ $\mathrm{t}\in$ $[0,1]$ –
1
$t$ 1
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